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Investments
Quantity
Market Value
Book Value
Portfolio %
Days to Maturity

ABS SOFT BULLET 12X
1,000,000
1,011,750
1,000,000
0.65
896

CMO PLAN AMORT CLASS
4,173,140
4,504,897
4,167,799
2.70
7830

CMO SEQUENTIAL PAY
6,041,066
6,349,011
6,040,238
3.92
7617

CORPORATE NOTES & MTN'S
83,750,000
89,950,593
85,762,779
55.62
2778

FED HOME LOAN BANK
2,000,000
2,411,610
2,003,142
1.30
2573

FHMS
16,540,000
19,489,584
18,047,542
11.70
2726

FNMA PC
15,614,908
16,556,259
15,742,564
10.21
10395

MISC. GOV'T GUARANTEE
3,000,000
3,276,410
2,997,165
1.94
1435

TAXABLE MUNICIPAL BONDS
1,305,000
1,410,327
1,401,506
0.91
10819

TENNESSE VALLEY AUTHORITY
5,000,000
5,683,050
5,055,639
3.28
2315

U.S. TREASURY NOTES & BONDS
11,500,000
15,740,535
11,977,716
7.77
8515

149,924,114
166,384,026
154,196,091
100.00
3877
